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Abstract: This paper presents the population pyramid dynamics model (PPDM) to study the evolu-
tion of the population pyramid of a determined country or society, deducing as a crucial objective
its exact analytical solution. The PPDM is a first-order linear partial differential equation whose
unknown variable is the population density (population per age unit) depending on time and age,
jointly an initial condition in the initial time and a boundary condition given by the births in the
zero age. In addition, the dynamical patterns of the crude birth, death, immigration and emigration
rates depending on time, jointly with the mathematical pattern of the initial population pyramid
depending on ages, take part of the PPDM. These patterns can be obtained from the historical data.
An application case of the PPDM analytical solution is presented: Spain, in the 20072021 period
for its validation, and in the 2021-2026 period for its future forecasting. This application case also
permits to obtain the forecasting limits of the PPDM by comparing the historical data with those
provided by the PPDM. Other variables that can be obtained from the historical population pyramids
data, such as the dependency ratio and the life expectancy at birth, are considered.

Keywords: population pyramid dynamics; first-order linear partial differential equation;
age-structured population dynamics; von Foerster-McKendrick model; analytical solution;

dependency ratio; life expectancy at birth
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1. Introduction

The objective of this paper is to provide a mathematical tool that can help demog-
raphers and other scientists of socioeconomic disciplines to study the evolution of the
population pyramid of a determined country or society. To reach the objective, a population
pyramid dynamics model (PPDM) is presented, and its analytical solution is obtained. The
model just needs to be fed by the dynamical patterns of the crude birth, death, immigration
and emigration rates (the change rates from now on, to refer jointly to them), as well as the
mathematical pattern of the initial population pyramid depending on ages, mathemati-
cally, the initial density population, if the historical data can be obtained for a determined
temporal period.

In addition, an application case of the PPDM analytical solution is also presented:
Spain, in the 2007-2021 period for its validation, and in the 2021-2026 period for its future
forecasting, obtaining the historical data from the Eurostat databases. With this application
case, it can be showed how to obtain the forecasting limits of the PPDM analytical solution
in two ways: (a) by comparing the historical population pyramids with those provided by
the PPDM analytical solution; and (b) by comparing other variables that can be obtained
from the historical population pyramids data, such as the dependency ratio and the life
expectancy at birth, with those obtained from the PPDM analytical solution.

The PPDM is also known in the literature about the subject as the age-structured
population model (also as the age-dependent population model), and also as a von Foerster—
McKendrick model (and also exchanging the researchers” names as McKendrick—von Foerster
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model). However, in this paper, it is considered that the denomination here provided, the
PPDM, is much more intuitive and links directly with the possible scientific interests of the
above cited scientists.

Concretely, the PPDM mathematical structure, which is presented in Section 2, is
written as a first-order linear partial differential equation whose unknown variable is the
population density (population per age unit) depending on time and age. The equation
can be completed if the change rates dynamical patterns and the initial population density
pattern are fitted to the historical data of the validation. The way to obtain a general
solution of the PPDM is the method of characteristics. In addition, the initial condition
provides a partial solution, while the boundary condition, given by births in the zero age,
provides another partial solution. Both partial solutions are compatible and provide the
analytical solution sought.

Two recent works [1,2] provide the different approaches and methods to forecast the
population pyramids, which are similar to those for studying the dynamics of epidemics:
work [1] is devoted to the age-structured population dynamic models in epidemiology and de-
mography, while work [2] is a more basic mathematical approach to age-structured population
dynamics. In particular, the advantages of the PPDM consist of (a) the four basic demographic
flows, i.e., births, deaths, immigration and emigration, arising explicitly in the model through
the use of the change rates, and (b) the analytical solution can be obtained, although the
dynamical patterns that represent mathematically the change rates can be arbitrary; the only
restriction is that they must be bounded functions in time (see Section 4).

There are previous works, such as [3,4], which present two similar approaches to the
one here presented, but they have some limitations compared with the PPDM. About the
work [3], it presents, such as in the PPDM, an age-dependent population model without
considering sex differentiation, but the boundary condition is solved with an approximation,
which consists in introducing a new input variable: the temporal evolution of the total
population fitted to the historical date (see Section 3 for more details). However, in the
present work, the boundary condition is solved by the exact solution (see Section 3 for
more details). In addition, in [3], no analysis about the forecasting limits of the model is
conducted with other variables, such as the dependency ratio and the life expectancy at
birth (see Section 4 for more details). About the work [4], it does present an age-dependent
population model with sex differentiation, but the corresponding sex fertility rates and sex
death rates do not present the temporal dependence oppositely to the PPDM. In addition,
in [4], a particular solution must be found by the separation method of variables, while
the PPDM solution is general, found by the method of characteristics (see Section 3 for
more details). Moreover, in [4], an analysis about the forecasting limits of the model is not
done with other variables, such as the dependency ratio and the life expectancy at birth
(see Section 4 for more details). In addition, an advantage of the PPDM is that population
pyramid dynamics can be linked mathematically through other social variables related
to well-being [5-8] or happiness [9], due to the change rates time dependence appearing
explicitly in the model. Particularly, Ref. [5] relates the change rates with well-being without
considering age-dependence in the population, and this dependence is considered in [6].
On the other hand, the work [6] relates the change rates with an environmental index
provided by the authors. The mathematical link with other social variables can be added to
the model by relating mathematically the change rates with these variables. In addition, the
mathematical solution of the models presented in [5-9] is numerical (Euler approximation),
and not analytical. Then, another advantage of the present work is that it focuses the
research on obtaining the PPDM exact analytical solution.

Other works present the application of different age-structured models by using nu-
merical methods. For instance, the work [10] presents a qualitative study about how the
change rates evolution can modify the shape of the population pyramids of several coun-
tries. A similar approach is given by the work [11] for the Canadian provincial population.

In addition, other works focus their studies on more concrete problems related to
age-structured populations by using numerical methods, providing simultaneously new
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methods to approach the problem of population dynamics structured by ages, which are
reviewed in the beginning paragraph.

The work [12] focuses its study on child obesity by using a dynamical model structured
by age groups, which permits to consider the model as a system of coupled differential
equations. Non-linear models have been dealt with in the literature. These models arise
when the change rates can depend on the population density in addition on time. A
classic work about the age-structured non-linear models is the work of Webb [13]; the
nonlinear models can arise if, for instance, there exist resource limitations in biological
populations. Other methods can be used, such as the study [14], which uses the Markovian
chains to analyze the evolution of the age-education group related with the population
pyramid in China. Moreover, other age groups can be studied in relation to the population
pyramid, such as the work [15], which deals with the elderly population in Japan. Note
that the implications of these models in gerontology are crucial due to the life expectancy
rising in developed countries, which is a problem that must be tackled with suitable social
policies. However, this approach is rather statistical, and it does not propose a definitive
age-structured model. This absence of a model must encourage mathematicians to deal
with these kinds of problems of age-dependent models. The work [16] is an opposite case
because they studied the working-age population in relationship with GDP per capita
in China by using a finite-difference equations method. However, the same criticism
of work [15] can be applied to the work [17] about the topics of race and ethnicity in
the context of an age-structured population without using a mathematical model. In
addition, studies that work with econometric models, such as [18-20], in the context of
age-structured population could deepen their conclusions if an age-dependent model
is considered. Concretely, [18] just considers a cross-country growth accounting model,
Ref. [19] a growth rate of income per capita and [20] multinomial logit regressions.

Other cites to be considered in order to appreciate the application of age-dependent/age-
structured population models are commented in the beginning. In cell biology, Ref. [21]
presents a model to describe the aging process of cells by a system of two age-structured
models, trying to solve it numerically. In behavioral science, Ref. [22] studies the heroine
consumption like an infectious problem by a complex model that includes two age-dependent
equations and one differential equation. The work [23] studies, in epidemiology, the evolution
of unreported cases for age-dependent COVID-19 outbreak in Japan by an age-dependent
model split in 10 age groups of differential equations (similar to [12]). The work [24] studies,
in ecology, the evolution of polar bears by the so-called age-structured Jolly-Seber model.
Also in epidemiology, Ref. [25] makes a dynamical analysis of epidemic models with age
structure. In economy, Ref. [26] provides a stochastic age-dependent capital system. Finally,
again in epidemiology, Ref. [27] provides a system of three age-dependent equations to study
the evolution of vaccination over the spread of infectious diseases.

However, a work that better matches the model here presented is the study [28], which
presents an age-structured dynamic model with a similar mathematical structure, being
solved numerically. The main differences are that the change rates depend on age and not
on time, and that the limit of the total population is finite and given by the life-span, while
here it is considered that the total population can extend to an infinite age. Numerically, by
using the Euler method for their solution, the works [29,30] present an age-structured model
with which they try to solve how to change the population pyramid shape considering
different change rates as control variables.

The present work deals with the problem of the population pyramid evolution by
trying to obtain the exact analytical solution, as was done in other works of human sciences,
such as, for instance, in [31-33] related with personality dynamics. From the perspective of
general systems theory [34], providing the exact analytical solution emphasizes an episte-
mological status of human sciences that already has the mathematical-physical sciences.

More details are provided in the following sections. In Section 2, the PPDM is pre-
sented, and its exact analytical solution is deduced in Section 3. Section 4 is devoted to the
application case for Spain, with three differentiated parts: Section 4.1 for the dynamical
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patterns of the input variables; Section 4.2 for the PPDM analytical solution validation
during the 2007-2021 period, as well as its forecasting limits, which can be stated in 5 years
by also studying the dynamics of the dependency ratio and the life expectancy at birth
in this period; and Section 4.3 for the population pyramids, the dependency ratio and
the life expectancy at birth forecasting, during the 2002-2026 period. Section 5 presents
alternative models to those here presented, comparing them, as well as a proposal of a
future generalization. Section 6 is devoted to the conclusions, together with the discussion
and criticisms.

2. Presentation of the PPDM

In order to better understand the hypotheses that provide the PPDM, presenting the
model differenced by sexes is more convenient. Subsequently, these hypotheses provide the
PPDM without considering sex differentiation. Thus, in this first presentation, the subscript
i = 1 represents males, and the subscript i = 2 represents females. Therefore, let w; (t,x) be the
sex population densities (populations per age unit) of a determined human population in a
time f and an age x, which represents the time evolution for t > ¢\ (fo being the initial time),
structured by ages in 0 < x < 409, i.e., the sex population pyramids evolution represented in
a continuous way. Due to the continuous approach and ages being able to reach an infinite
value, the relationship between w; (¢, x) and the sex total populations v;(t) is

+0c0
/0 w;(t,x) dx = o;(t) 1)

The w;(t, x) functions can be found, if possible, by the analytical solution of the age-
structured models by sexes. These models can be stated from some demographic principles
that are explained in the beginning. To state these principles, let the following demographic
flows be defined as follows:

(@) births;(t, x): the births by sexes occurred in the social system studied, depending on
time (t) and on the mother age (x).

(b) deaths;(t,x): the deaths by sexes occurred in the social system studied, depending on
time () and on the dying age (x).

(c) immig;(t, x): the immigrations by sexes occurred in the social system studied, depend-
ing on time (f) and on the immigrating age (x).

(d) emig;(t, x): the emigrations by sexes occurred in the social system studied, depending
on time (f) and on the emigrating age (x).
In addition, if #;(x) is the sex population densities in the initial time ¢ = t(, then the

following equations can be written:

ow;(t, x) L Cawi(t, x)

5 = —deaths;(t, x) + immig;(t, x) — emig;(t, x) 2)
wi(to,x) = ui(x) x>0 ®)
1 [+
w;(t,0) = E/ births;(t, x) dx t>to 4)
0

Equation (2) is the balance population equation in the continuous limit At — 0 and
Ax — 0, for w;(t, x) (see [3,4] for this question). Equation (3) represents the initial condition
for t = ty, only valid for x > 0. Equation (4) represents the boundary condition given
for the fact that in the continuous limit, the births take place in the age x = 0, and it
is only valid for ¢t > t;. The constant c represents the scale change between time and
ages. If time and ages are measured with the same unit, then c = 1. Now, as usually is
done in demography, if A;(t,x), B;(t,x), F;(t,x) and G;(t, x) represent, respectively, the
fertility, death, immigration and emigration rates (change rates) by sexes, depending on
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time and ages, the demographic flows can be computed by their product by w;(t, x), then
Equations (2)—(4) are written as

ow;(t, x) ow;(t, x)
T ax

= —B;(t, x)-w;(t,x) + F(t, x)-w;(t,x) — G;(t, x)-w;(t,x)  (5)

w;(to, x) = ui(x) x>0 (6)

w;(t,0) = %/; Ayt x)wa(t, ) dx £ > kg @)
However, the paper’s objective is to study the population pyramid evolution without
sex differentiation, ie., for w(t,x) = wy(t,x) + wy(t,x) and, as a consequence,
u(x) = uy(x) + up(x). Then, the hypotheses proposed are that the change rates just
depend on time. Observe that if the change rates depended on age, the sex differenti-
ation would be unavoidable (this question is analyzed in more detail in Section 5). In
other words, if a(t), b(t), f(t) and g(t) represent, respectively, the crude birth, death,
immigration and emigration rates (without sex differentiation), the simplification hypothe-
ses made in Equations (5)—(7) are given by the following substitutions: w;(t,x) — w(t, x)
(wy(t,x) = w(t,x) in Equation (7), wu;(x) — u(x), A;(t,x) —a(t), Bi(t,x) —b(t),
Fi(t,x) = f(t), Gi(t,x) — g(t). Substituting these changes in the model given by
Equations (5)-(7),

ow(t, x) Caw(t,x)

o T = (Cb() +£(1) —g(t)w(t, x) ®)
w(ty,x) =u(x) x>0 )
w(t,0) = %a(t) /0+00 w(t,x)dx t>k (10)

The model given by Equations (8)—(10) represent the population pyramid dynamics
model (PPDM) announced in the Introduction section. Its analytical solution can provide
the population pyramid evolution from the initial one given by u(x). In addition, note
that being that Equation (8) is a first-order partial differential equation, only one initial
condition, given by Equation (9), or one boundary condition, given by Equation (10), would
be necessary to find the solution. Then, two corresponding solutions can be obtained.
However, they are compatible because, as deduced in Section 3, they take their values
in two different domains: the domain x > c(t — tg) for Equation (9), and the domain
x < ¢(t — to) for Equation (10). In addition, because the age variable is unbounded, the
density population must decrease as the age increases, that is,

. _ >

xl_l)I}_loow(t, x)=0 Vt>t (11)

A first result can be obtained from the PPDM. To present this result, (a) it is assumed

that w(t, x) holds the mathematical properties for that the time partial derivatives, and the

integration on x € [0, +o0| can be exchanged; (b) calling h(t) = —b(t) + f(t) — g(t) and
taking the integral on 0 < x < +co in Equation (8),

o [t teow(t,x) oo
g/o w(t,x)dx + C/O gy dx = h(t)- ./o w(t, x) dx (12)

Taking into account Equation (1) (without sex differentiation) in Equation (12),
it becomes

o' (t) + c( lim w(t,x) —w(t, 0)) = h(t)-o(t) (13)

X—>+00
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Then, from Equations (1), (10) and (11) in Equation (13), recovering that
h(t) = —b(t) + f(t) — g(t), the following result is obtained:

o'(t) = (a(t) = b(t) + f(t) — g(t))v(t) (14)
With initial condition

v(ty) = /0+00 u(x) dx (15)

Equations (14) and (15) represent the time counterpart of the PPDM. If a demographer
was just interested in relating population dynamics with other social variables through the
change rates without considering the age structure of the population, he/she could use this
time counterpart, as was done in [5].

Note that the PPDM puts the weight of the age structure in the own w(¢, x) function,
but not in the change rates. However, other approaches make the hypothesis that the change
rates can depend on age, partially in [3,4], or for all rates in [21]. From a mathematical point
of view, the single time dependence of the change rates allow obtaining the exact analytical
solution, and if some of the change rates depend on time and other not, as in [3,4], some
kind of approximation must be considered. The attempts to find an analytical solution with
a PPDM where all the change rates depend on age were fruitless for this paper’s author
(see Section 5). However, the PPDM presented, with all the change rates depending on
time, provide a practical advantage: the analytical solution of the PPDM can be linked with
other variables of social nature, such as well-being or happiness [5-9], without having to
perform a numerical solution of the model.

However, the limits of the approximation here proposed for the change rates have to
be examined in the context of the model validation by comparing the model predictions
and the historical values in a past period, including other variables, such as the dependency
ratio or life expectancy at birth. This is done in Section 4.

3. Analytical Solution of the PPDM

The general solution of the partial differential equation can be obtained by the method
of characteristics [35]. Calling again h(t) = —b(t) + f(t) — g(t), and using the method
of the characteristics [35], a first step to solve Equation (8) is to solve the following set of

differential equations:
dt  dx dw
e A 1
1 ¢ h(t)w (16)
From dt/1 = dx/c in Equation (16), integrating to both sides of the equation for [ty, ]
and [0, x],
=x—c(t—tg) (17)

where k is an arbitrary constant. From dt/1 = dw/ (h(t)-w) in Equation (16), integrating to
both sides of the equation for the same intervals,

t
c = wexp(~ [ (nt)ay ) (18)

to
where C is another arbitrary constant. From the method of characteristics, the general
solution of Equation (8) can be written explicitly as C = ¢(k), where ¢ is an undetermined
function by the moment. Then, taking into account Equations (17) and (18), after having
isolated w, the general solution of Equation (8) is

wlt, 1) = exp ([ (b)) gl =t = 1) (19)
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At this point, the ¢ function must be discovered for both the initial condition Equation (9)
and the boundary condition Equation (10). Substituting Equation (19) in Equation (9), for
x > 0, it is obtained that ¢(x) = u(x), and substituting x > 0 — x — c(t — tp) > 0,

P(x —c(t —tg)) = u(x —c(t —to)) (20)
The substitution of Equation (20) in Equation (19) provides:
t
wilt, ) = exp( [ ((y)dy ) u(x = (e~ o) e

Note that Equation (21) is valid in the domain x — ¢(t — tg) > 0.
About the boundary condition, substituting Equation (19) in Equation (10) for ¢ > ¢,

plclt—10)) = 2alt) [ plx—clt— o)) dx @)

Note in Equation (22) that the exponential term drops. It can be written in a more
convenient form if the change z = —c(t — tp) < 0 (and thus, t = ty) —z/c > ty) is done:

[

p(z) = %a(to - E) : /0+oo ¢(x+z)dx (23)

Equation (23) is a singular integral equation for the unknown variable ¢. However,
it can be rewritten as a differential equation. To do this, first the change r = x + z in the
integral term is done:

I(z) = '/O.Jroogb(x—%z) dx = /:004)(0 dr = /Zogb(r) dr+./0.+oogb(r) dr (24)

Substituting Equation (24) in Equation (23) and taking the derivative with respect to
the z variable, the following integro-differential equation arises:

z

#(2) =~ 5a (10— ) 1(2) + a(to — 2) (9(0) ~ 9(2)) 25)

Note that in Equation (25), the z derivative of the integral I(z) is obtained, taking into
account Equation (24) as

zZ 0 h
d;(z) _ %/Z () dr+%/0+ ¢(r) dr = $(0) — ¢(2) (26)

The isolation of I(z) in Equation (23) and its substitution in Equation (25) provides,
after reorganization, the sought differential equation, equivalent to the integral equation
Equation (23):

¢+ (T o= ) ot - (- ) @

c\a(ty—2 c

In fact, Equation (27) is a linear differential equation that can be solved as the well-
known solution:

o) =exp(~ [P av) (p0)+ [[z0@ exn( [P ar)) )

where in Equation (28):

P(z) = i(ci((:;)__g))—i-a(to—i)) (29)
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_ ¢9(0) z
Qz) = Tﬂ(to - E) (30)
Solving the integrals in Equation (28),
_ ¢(0) Y ( fo—z/c )( a(ty) (7 (_ to—y/c ) )
P(z) = a(to)a(to c) exp /to a(y)dy |- 1+ — /0 exp /to a(r)dr | dy (31)
The substitution z = x —c(t —ty) < 0 (and thus {p —z/c = t—x/c > fy) in

Equation (31) provides
¢(x —c(t—to)) =

0 t—% 0 —y/ (32)
= fipatt = £exp(fi " a) dy)- (1= 22 [y exp (= ;" alr) dr) dy)
The substitution of Equation (32) in Equation (19)
t 0) t—%
wii(t,x) = exp| [(h(y)dy |- La(t—£)-exp( [ aly)dy |-
o 0 o (33)

.(1 _ alt) ff—c(t—to)exp(_ tgry/ca(r) dr) dy>

Note that Equation (33) is the exact solution of the integral Equation (22), and it is
valid in the domain x — ¢(t — tg) < 0. It can be compared with the approximated method
used in [3], where the solution is to consider that in Equation (10), v(t) = 0+°° w(t, x) dx,
where v(t) is the total population, and subsequently to insert in Equation (10) the temporal
function v(t) as an input variable that is fitted to the historical data of the validation period.
Then, the method here used is exactly rigorous.

The method considered in [4] to solve the boundary condition is different because in
that work, there are sex differences and the crude birth and death rates appear, respectively,
as the sex fertility rates, just depending on the mother age, and as the sex death rates, just
depending on the dying age. Then, the corresponding boundary condition is written as
w;(t,0) = % 0+°° a;(x)-wy(t, x) dx, where i = 1 represents males and i = 2 represents females.
However, it being impossible to obtain a rigorous exact solution of the two coupled integral
equations (for i = 1, 2), the particular solution method used is the separation of variables.
Therefore, neither general exact solution is presented in [4], oppositely to Equation (33).
These difficulties are commented with more detail in Section 5 in the context of more
general models.

In conclusion, Equation (33) is valid in the domain x < ¢(t — o) (thus: t — x/c > ty),
such that h(t) = —b(t) + f(t) — g(t). Note that ¢(0) is undetermined. However,
Equations (21) and (33) must coincide in x = ¢(t — f), then

w1t a1 = e ( [ (o) ) u(0) )
w1t 0 )ler-y = exp | ()dy ) 900 @)

Then, from Equations (34) and (35): ¢(0) = u(0).
The final exact analytical solution for the PPDM given by Equations (8)—(10) can be

summarized as (t,x) ( )
 Jwi(tx) x> c(t—ty
w(t, x) = {wu(t,x> D x <t —to) -

where w;(t, x) is given by Equation (21) and wy(¢, x) is given by Equation (33), with
¢(0) = u(0), and such that h(t) = —b(t) + f(t) — g(¢).
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4. Application Case

The application case chosen is Spain, with the 2007-2021 period to validate the PPDM
analytical solution, corresponding the 2007 year to the initial condition. The historical data
were taken from the Eurostat databases. On the one hand, these data correspond to the
total population, births, deaths, immigration and emigration demographic flows by years.
Then, the change dates, i.e., the crude birth, death, immigration and emigration rates were
obtained by dividing the corresponding total flows by the total population for every year.
On the other hand, the populations structured by ages for every year of the period have
been obtained. The representative ages, such as they appear in the databases of Eurostat are
from less than 1 year, 1 year, 2 years ... 99 years, and greater than 99 years. Then, I assigned
as representative ages the x = 0.5 (for less than 1 year), x = 1.5 (for 1 year), ... , x =99.5
(for 99 years) and x = 105.5 years (for greater than 99 years). Observe that, amazingly,
the populations for greater than 99 years are presented in Eurostat cumulated and not
structured by the corresponding ages. Thus, the last assignment assumes that more than
110 years aged population can be neglected. Moreover, in coherence with Equation (10), the
total births in x = 0 for every year were added. In addition, take into account that if the data
corresponding to the population densities have to be obtained from the population by ages,
the population of each group must be divided by the age size of the group. In the presented
case, the size is the unit, with the exception of the last group, which is divided, following
the same assumption for the last group of ages, by a size of 10 years. Note that the constant
¢ in Equation (36) kis taken equal to one because both time and ages are measured by the
same units, i.e., years.

This section has three differenced parts. The first one is devoted to find the dynamical
patterns of the model input variables, i.e., the change rates in the period 2007-2021, as
well as the population density as a function of age, u(x) in Equation (9), for the 2007 and
2021 years. The population density for the 2007 year is used for the PPDM analytical
solution validation, and the population density for the 2021 year is used for the PPDM
analytical solution future forecasting. The second part is devoted to validating the PPDM
analytical solution given by Equation (36), by comparing the historical population densities
with those provided by the analytical solution from 2008 to 2021. This second part tries
to discover the forecasting limits of the PPDM analytical solution by also comparing the
historical data of the dependency ratio and the life expectancy at birth with those provided
by the PPDM analytical solution.

Once the forecasting limits of the model are obtained, i.e., the period of an acceptable
good prediction, the third part is developed: the population pyramid, the dependency ratio
and the life expectancy at birth future forecasting are presented for this period, resulting in
five years as the future time period, which is considered as acceptable.

The figures, fitting patterns and all model computations were obtained with the
MATHEMATICA 12.3 software. In addition, the fitting degree between the real data and
the theoretical data was evaluated by the determination coefficient R?, which allows to
compare a data set as (x;,y;), i =1, 2, ... n, where x; are the real data and y; are the
theoretical data. The determination coefficient R? is computed as the square covariance
divided the product of variances:

2 _ (C, (% — x)-(7 — )’
‘ (Z?:l (x— xl-)2) . ( (g — yi)z) (37)

Note that the determination coefficient Equation (37) varies in the interval 0 < RZ <1,
such that the closer to one the better fitting between both set of data. This is the reason we
chose the determination coefficient as a measure of the global proximity between both sets
of data.
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4.1. The Input Variables

As explained above, the model input variables are the change rates and the initial
population densities.

About the change rates, the data corresponding to the total population in the period
2007-2021 are known, but the known data of the total births and deaths at the moment
of writing this paper correspond to the 2007-2019 period. The dynamical patterns for the
crude birth and death rates were obtained by fitting the data of the 20072019 period. The
known data of the total immigrations and emigrations at the moment of writing this paper
correspond to the period 20072020, then the dynamical patterns for the crude immigration
and emigration rates were obtained by fitting the data of the 20072020 period.

On the other hand, the dynamical patterns fitted to the historical data corresponding
to these periods must be bounded for t > o (to = 2007), because, to be realistic, their
future forecasting must not diverge. This is the reason that, for instance, an interpolating
polynomial cannot be used to reproduce these dynamical patterns. The bounded functions
used are either logistic functions or Gaussian functions, such as was already used in the
works [3-9] successfully. To show graphically this boundedness, the fitting functions are
represented in a longer period: 20072026, adding the five years period of future forecasting.
In addition, these dynamical patterns were obtained with random residuals by using the
NonlinearModelFit function of MATHEMATICA 12.3. The fitting results are provided in
the beginning. For the birth rate,

a(t) = 0.0075 + 0.0015-e ~007(=2014+6)* | () 0035.e~0-08(~2028+1)* (38)
For the death rate,
b(t) = 0.0087 + 0.0004-e0125(~2018+1)* | (3 9904.e~0.096(~2010+1)? (39)

For the immigration rate,

_ .o—0.15(=2019+1) 909.483
f(t) = —909.476 + 0.008-¢ + T 0.00002.c0.862007—7) (40)
For the emigration rate,
() = 0.004 + 0.005-¢~0037(~2013+1)” (41)

Figure 1 shows the fitting functions versus time jointly the corresponding real data.
The determination coefficients are RZ = 0.980 for the birth rate, R? = 0.823 for the death
rate, R?2 = 0.933 for the immigration rate, and R? = 0.750 for the emigration rate. Note that
the different determination coefficients vary from 0.750 to 0.980. However, they can be con-
sidered acceptable due to the random variability between the real and model data observed
in the figure. Actually, in order to use the model provided by Equation (36) to forecast the
future, the dynamical patterns of the input variables given by Equations (38)—-(41) must be
found from the historical data. The limits of the future forecasts are analyzed in Section 4.2.



Mathematics 2022, 10, 3443

11 of 20

0.011 0.0090

— d"
© & 00088
o ]
0.0
= >
[
b & 00086
£ 0009 ©
= .
=
£ £ oos
-
@ 0008 8
0.0082 &
2010 2015 2020 2025
Time (years) 2010 2015 2020 2025
Time (years
0.012
0 .
a < 0010
<
o
g o0 3
> >
o
w
B ®
< o002 <
c
= . 5
B i
e m
& 001 . e
P . oo
g o 0.002
1=
E w

2010 2015 2020 2025 2010 2015 2020 2025
Time (years) Time (years)
Figure 1. Change rates versus time in Spain: 2007-2026 period. Experimental values (dots) and

theoretical values (line).

As explained above, the initial population densities are those corresponding to the
2007 and the 2021 years for Equation (9) of the PPDM, which is part of its analytical solution
Equation (36). Note that the initial population densities must hold Equation (11); then, their
corresponding mathematical patterns are obtained with the NonlinearModelFit function of
MATHEMATICA 12.3 by linear combinations of Gaussian functions centered in the main
peaks provided by the real data. These functions ensure their convergence to zero in the
infinite age.

Concretely for the 2007 year,

1(x) = 327168.35-e~0007(~7552+)" 4 77664 38.~0.088(~7211+x)"
+312163.63-e0:021(~6086+2)" | 568708 36.e~0.010(~47.49+)"
176159.03-e0059(~4042+x)* | 667737 40.e~0.01(~30.74+x)?
+77828.97-~0.034(-1626+2)° | 510545 25.¢~0.001(~614+x)*

(42)

And for the 2021 year:

u(x) _ 52079.28'870'005(777'82+x)2 + 707530.41_e70.003(752.23+x)2
+176604.27'870'028(742'66+x)2 + 117776.35'670'020(731'30+x)2 (43)
+495024.34-¢~0002(~1273+)°

Figure 2 shows the population densities given by Equations (42) and (43) versus age (x).
Note that graphically, the functions hardly present variability with respect to the real data.
In fact, the determination coefficients are R? = 0.997 for the 2007 year and R? = 0.995 for
the 2021 year.
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Figure 2. Population densities versus age in Spain for 2007 and 2021 years. Experimental values
(dots) and theoretical values (line).

4.2. Validation of the PPDM Analytical Solution

In this section, the historical data of the population densities are compared with
those provided by the PPDM analytical solution of Equation (36) for the 2008-2021 period.
Equation (36) takes into account the dynamical patterns for the change rates provided by
Equations (38)—(41), and the initial population density provided by Equation (42).

Figure 3 shows the evolution of the population pyramid, i.e., the population densities
for every year of this period, by representing the historical data jointly with the outcomes
provided by the PPDM analytical solution Equation (36). The corresponding determination
coefficients are presented in Table 1. In general, the figure shows close shapes between the
historical pyramid populations and the model forecasting in this period. However, the
model shape diverges as the time advances, in such a way that for low ages, the model
tends to be under the historical data and for high ages, the model tends to be over the
historical data. In addition, Table 1 presents the corresponding determination coefficients
for every year. They decrease from R?> = 0.996 in the 2008 year to R*> = 0.860 in the
2021 year. Considering both the graphics of Figure 3 and the determination coefficients of
Table 1, it can be asserted that the PPDM analytical solution has a high forecasting power.

However, the question that arises is how much is acceptable for this forecasting power,
in other words, which are the limits of the PPDM analytical solution forecasting? For
instance, considering a determination coefficient over 0.980 could be a good criterion:
watching Table 1, the limit for an acceptable PPDM analytical solution forecasting would
be 5 years. However, from a demographic point of view, more information is needed, and
it can be provided by two fundamental variables in demography that can be derived from
the PPDM analytical solution: the dependency ratio and life expectancy at birth.

Table 1. Determination coefficients (R? ) corresponding to Figure 3: the historical data of population
densities compared with the outcomes obtained with the PPDM analytical solution in Spain in the
2008-201 period.

Year 2008 2009 2010 2011 2012 2013 2014
R? 0.996 0.994 0.991 0.990 0.984 0.980 0.974
Year 2015 2016 2017 2018 2019 2020 2021

R? 0.970 0.960 0.945 0.930 0.910 0.883 0.860
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Figure 3. Population densities versus age in Spain for the 2008-2021 period. Experimental values
(dots) and theoretical values (line). See the determination coefficients in Table 1.

The dependency ratio is defined, in percentage, as the population in working age with
respect to the population of non-working age. The historical values for a determined year
can be computed from the population by ages by adding for three differenced populations
the corresponding data and making the division multiplied by 100. If the PPDM analyt-
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ical solution is used, and x;; and x are the corresponding minimum age to work and

retirement age, the dependency ratio dr(t) can be computed as
XM

Je Y w(t, x) dx

Jo " w(t,x) dx + ij:o w(t, x) dx

dr(t) =100 (44)

In Equation (44), w(t, x) is that provided by Equation (36). Figure 4 (left) shows the
evolution of the dependency ratio historical data in Spain in the period of validation 2008-2021.
Note that in the first years, the historical data and the outcomes provided by Equation (44)
are very close, but they diverge as the time increases from the initial condition, such as it also
happens with the population pyramid evolution of Figure 3 and the determination coefficients
of Table 1. However, in order to precisely determine the differences between both sets of data,
Table 2 provides the relative errors, computed as the percentage of the absolute difference
between both data divided by the historical data. Table 2 confirms the first assumption of five
years that the limits of the PPDM analytical solution forecasting due to the relative errors for
the dependency ratio vary between 0.56% and 4.60% in the first five years.

Dependency ratio (%)

2010 2012 2014 2016 2018 2020 2010 2012 2014 2016 2018

Life expectation at birth (years)

Time (years) Time (years)

Figure 4. Dependency ratio versus time for the 2008-2021 period (left), and life expectancy at birth
versus time for the 20082019 period (right), in Spain. Experimental values (dots) and theoretical
values (line).

Table 2. Relative errors in percentage (RE) for the dependency ratio in Spain in the 2008-2021 period.

Year 2008 2009 2010 2011 2012 2013 2014
RE (%) 4.60 248 0.56 1.23 2.73 4.45 5.99
Year 2015 2016 2017 2018 2019 2020 2021
RE (%) 7.85 9.74 11.67 13.98 16.63 19.36 22.11

Life expectancy at birth is defined as the average years of death in a determined
population for every year. In order to compute its historical data from deaths by ages, the
continuous addition (integral) of the age multiplied by the probability to die in this age
must be computed. This probability is computed by the division of the deaths in each age
divided by the total deaths for every year. In order to obtain its evolution for Spain in
the 2008-2019 period, the age-structured deaths were obtained from Eurostat. Note that
at the time, to set up this paper, the deaths of the 2020 and 2021 years were not present
in Eurostat yet. To compute the life expectancy at birth evolution leb(t) from the PPDM
analytical solution, first the probability evolution to die in a determined age x, prd(t, x),
has to be computed:

def(t,x) B b(t)-w(t, x) B w(t, x)

rd(t, x) = ——= = s = ¥
prd(t,x) 0+ def(t,x) dx b(t)f(;r w(t, x) dx 0+ w(t, x) dx

(45)



Mathematics 2022, 10, 3443 15 of 20

From Equation (45), leb(t) can be computed:

. 1/n o 1/n
leb(t) = (/(: x"-prd(t, x) dx) = <+001 /0+ x"w(t, x) dx) (46)

o w(tx)dx

The definition of Equation (46) for life expectancy at birth is more general than the
expectable definition for n = 1, which does not really work and does work with another n
value (see below). In fact, the computation for n = 1 provides outcomes that differ at 50%
from the historical data. However, after some computations to minimize the difference
between the outcome provided by Equation (46) and the historical outcome in the 2008 year,
the best value obtained is #n = 21.9. Then, the evolution of the life expectancy at birth in
Spain in the 20072019 period can be computed with similar values to those provided by
the historical data.

Figure 4 (right) shows the evolution of the life expectancy at birth historical data jointly
with the outcomes computed by Equation (46) with n = 21.9 in Spain for the 2008-2019
period. Note again that in the first years, the historical data and the outcomes provided
by Equation (46) are very close, but they diverge as the time increases from the initial
condition, such as it also happens with the population pyramid evolution of Figure 3,
with the corresponding determination coefficients of Table 1, and with Figure 4 for the
dependency ratio and the corresponding relative errors of Table 2. In order to support
the precision provided, Table 3 provides the relative errors for the life expectancy at birth,
computed in the same way as for the dependency ratio. Table 3 confirms the assumption of
five years about the limits of the PPDM analytical solution forecasting due to the relative
errors for the life expectancy at birth varying between 0.30% and 1.27% in the first five years.

Table 3. Relative errors in percentage (RE) for the life expectancy at birth in Spain in the 2008-2019 period.

Year 2008 2009 2010 2011 2012 2013 2014
RE (%) 1.02 0.35 0.30 0.94 1.27 2.21 2.88
Year 2015 2016 2017 2018 2019
RE (%) 3.15 4.24 477 5.68 6.66

4.3. Future Forecasting with the PPDM Analytical Solution

In the last section, a forecasting limit of five years is stated for the PPDM analytical
solution. Therefore, in this section, the population pyramids, as well as the dependency
ratio and the life expectancy at birth, are forecasted and commented in the 2022-2026 period
for Spain, taking the initial population density in the 2021 year given by Equation (43).
Note that the future evolutions of the change rates are given by Equations (38)—(41).

Figure 5 presents the forecasted evolution of the population pyramids in the
2022-2026 period. Observe that no appreciable change is expectable in its shape in this
future period. The reason is the stable trends in the change rates in this period as Figure 1
shows. Although this stability cannot be expected in the future, it could be used as a base
to assay new future scenarios or new future strategies to change the population pyramid
shape, as was done in [29,30] with a numerical approach. Note that [29] is a first sketched
approach of the complete investigation presented in [30].
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Figure 5. Population densities versus age forecasted in Spain for the 20222026 period.

In addition, Figure 6 presents the forecasted evolution of the dependency ratio and
the life expectancy at birth for the 2022-2026 period. Note that the dependency ratio can be
considered very hopeless from a demographic point of view, and this is one of the reasons
that the developed countries should change their strategies of births, immigration and
emigration, as was tried in [29,30] with a numerical approach. This assertion is supported
by the life expectancy at birth evolution: it increases so quickly that it can worsen the
problem of the dependency ratio rising.
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Figure 6. Dependency ratio (left) and life expectancy at birth (right) versus time forecasted in Spain
for the 2022-2026 period.

5. Other Models and Their Contrast with the PPDM

Further approaches that could generalize the PPDM are provided in the paper. For
instance, if the change rates are inserted in an age-structured population model by consid-
ering only the age dependence, then the birth rate arises in the databases by mother’s age,
i.e., as a fertility rate. Thus, to be realistic, the model has to be considered with different sex
fertility rates and, by mathematical coherence, the population pyramid must be differenced
by sexes. In other words, the simplification hypothesis that the change rates just depend
on age in Equations (5)-(7) should be rewritten by sexes: A;(t,x) =~ a;(x), B;(t,x) = b;(x),
Fi(t,x) = fi(x), Gi(t,x) =~ gi(x), where i = 1 represents males and i = 2 represents females,
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and also population densities must be differenced by sexes. With these considerations in
the model given by Equations (5)—(7), it becomes

ow;(t, x) " ow;(t, x)

o ¢ = (bi(x) = filx) + gi(x))wi(t, x) (47)
w;(tg,x) = uj(x) x>0 (48)

1 [+
w;(t,0) = E/o a;i(x)-wy(t,x)dx >ty (49)

The author’s attempts to solve analytically the system of Equations (47)—(49) was
fruitless, the central problem being obtaining the solution of the singular integral equation
derived from Equation (49). However, this approach also presents a practical problem: the
dynamical patterns of the change rates are not present in Equations (47)—(49) as temporal
functions; then, neither links of these dynamics can be performed with other social variables,
nor can policies about these dynamics be assayed on Equations (47)—(49).

Therefore, another more realistic approximation can be performed: A;(t,x) ~ a;(x)-a;(t),
Bi(t,x) =~ Bi(x)-bi(t), Fi(t,x) = 6;(x)-fi(t), Gi(t, x) =~ 7;(x)-gi(t), where i = 1 represents males
and i = 2 represents females, where a;(x), B;(x), d;(x) and 7;(x) are the age-structured change
rates divided by their total amounts in the initial time (f = tp) by sexes, i.e., their initial
age-structured weights in the initial time (t = ty) by sexes. Considering these new hypotheses,
Equations (5)—(7) are rewritten as

Pl ) | S (B ) i) — ) B () s (O)wil ) (50)

w;(to, x) = u;(x) x>0 (51)
_ ait)

wi(tr 0) c

/0+ a;(x)-wy(t, x) dx t> 1ty (52)

Again, the author’s attempts to solve analytically the system of Equations (50)—(52)
were fruitless by the moment, being again the central problem getting the solution of the
singular integral equation derived from Equation (52).

The approaches given by Equations (47)—(49) or by Equations (50)—(51) are interesting
if, for instance, the dynamics of life expectancy at birth is going to be evaluated by sexes.
Subsequent analytical or numerical studies should compare their respective results in order
to assess which of the models provides better forecasting. In addition, both sets of equations
are also suitable if the focus of study is the total population pyramid w(t, x) (without sex
difference), due to w(t, x) = wy(t, x) + wa(t, x) (the age groups must be equally defined for
both sexes).

However, if the focus of study is, for instance, the dependency ratio, and the contri-
bution of the sex-structure for the change rates is proved fundamental, then policies that
influence on the change rates by sexes cannot be planned, and the non-sex change rates
should arise in the model given by Equations (50)—(52). This application is impossible by
using Equations (47)—(49) but it is possible by using Equations (50)—(52). The way to insert
the non-sex change rates is easy, by their respective sex weights, i.e., by doing the following
changes in Equations (50)—(52):

na;(t)

nar 1)+ naa() " Y

a;(t) =

nb;(t)

bi(t) = Wb(t) (54)
_ nfi(t)
fi(t) = mf(t) (55)
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ngi(t)

&) ng1(t) +”82(f)g(t> 56)

For instance, in Equation (53), na;(t) is the amount of male births dynamical pattern,

for i = 1, and the amount of female births dynamical pattern, for i = 2. In the same sense,

Equations (54)—(56) must be interpreted for the other change rates. Finding these dynamical

patterns is possible because the databases usually provide these data by sexes; in fact, the

Eurostat databases provide them. The work [30] is an attempt to use Equations (50)—(52)

jointly with Equations (53)—(56) to approach numerically the problem of the dependency
ratio minimization by using a genetic algorithm.

6. Conclusions

Note that the main objectives of this paper are reached: on the one hand, to provide
the population pyramid dynamics model (PPDM), with which to study the evolution of the
population pyramid, as well as other variables, such as the evolution of the dependency
ratio or of the life expectancy at birth, in a determined country or society.

On the other hand, obtaining the PPDM exact analytical solution was reached. As
commented in the Introduction section, finding the analytical solution emphasizes the
epistemological status of human sciences [34]. However, another hard reason to obtain
the PPDM exact analytical solution Equation (36) is that it allows other scientists to better
study qualitative properties of the population pyramid. For instance, an explicit property
that arises from the PPDM analytical solution is that only using the birth rate as control
variable to change the population pyramid shape by minimizing the dependency ratio
is not realistic, such as was already noted in the works [3,4]. The reason is that the birth
rate arises only explicitly in Equation (36) for the domain x < ¢(t — t¢), then the planned
policies would need about 100 years to change this shape by influencing only the births.
However, the other change rates do arise explicitly for the domain x > c(t — tp). Therefore,
additional suitable policies about immigration and emigration must also be considered
to change the population pyramid shape at short term. The works [29,30] are attempts to
solve these problems by numerical methods.

However, the studies that use numerical methods must be considered complementary
approaches of the analytical approaches, and it must be emphasized that both approaches
must be developed concurrently. The reason is that if other hypotheses present an age-
structured population model such the only age dependency of the change rates in [28],
an analytical solution becomes impossible by the moment, because the corresponding
boundary condition becomes a singular integral equation that is impossible to be exactly
solved, unless some approximations can be done, such as in [3,4].

In addition, the forecasting power of the PPDM analytical solution could be improved
by generalizing the model including the age dependence in the change rates. However, as
seen in Section 5, the dynamical patterns as temporal functions of the time changes must be
conserved. The reasons are crucial: (a) they allow planning policies about the population
pyramid shape, for instance, through the dependency ratio minimization: (b) through
relating the change rates with other social variables, such as well-being or happiness,
increasing like this the model complexity to solve other problems of a socioeconomic
nature [5-9]. Note that part (b) implies that the change rates are not already input variables
depending on time; they become output variables that can depend on the other social
variables, for instance, well-being.

As seen in Section 5, the alternative model that could better improve the forecasting
power of the PPDM analytical solution would be that corresponding to Equations (50)—(52),
including the changes given by Equations (53)-(56), if necessary. This author’s paper point
of view is that this generalized model would also improve the forecasting power of the
dependency ratio and the expectancy life at birth, in addition to the corresponding popula-
tion pyramid evolution. The numerical results of the work [30] support this hypothesis.
Perhaps the analytical solution of the generalized model could provide that the theoretical
definition of the life expectancy at birth given by Equation (46) could be defined forn =1,
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in better coherence with the definition of this variable from its historical data. However, the
objective in a close future of this paper author’s is to try to obtain the analytical solution of
the generalized model given by Equations (50)—(52), including, if necessary, the changes
given by Equations (53)-(56).

Therefore, as conclusion, the unsettled main problem is to go beyond the approxi-
mation provided by the analytical solution given by Equation (36), where no difference
between the female and male population density is presented, obtaining the analytical solu-
tion of Equations (50)-(52) (including, if needed, the changes of Equations (53)—-(56)). In fact,
since the numerical solution of Equations (50)—(56) was successfully obtained in [30], this
approach, illustrated in Section 4, is expected to lead to a satisfactory analytical solution.
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